4X) Hsec

Securities Lending Report

HSBC CONTINENTAL EUROPE / HSBC MSCI AC FAR EAST EX JAPAN UCITS ETF - 797734

Report as at 21/05/2025

Summary of policy

% limit on maximum percentage of book on loan

25%

Revenue Split

75/25*

Name of the Fund

HSBC CONTINENTAL EUROPE / HSBC MSCI AC FAR EAST EX JAPAN UCITS ETF - 797734

Replication Mode

Physical replication

ISIN Code IEOOBBQ2W338
Total net assets (AuM) 277,844,531
Reference currency of the fund UsD

* The sub-fund will receive 75% of the gross revenue generated and the remaining 25% will be split between the Securities Lending Agent and the Management Company

Securities lending data - as at 21/05/2025

Currently on loan in USD (base currency)

25,465,325.92

Current percentage on loan (in % of the fund AuM)

9.17%

Collateral value (cash and securities) in USD (base currency)

27,169,405.53

Collateral value (cash and securities) in % of loan

107%

Securities lending statistics

12-month average on loan in USD (base currency)

12,164,642.02

12-month average on loan as a % of the fund AuM

7.56%

12-month maximum on loan in USD

26,043,565.06

12-month maximum on loan as a % of the fund AuM 17.35%
Gross Return for the fund over the last 12 months in (base currency fund) 64,262.55
Gross Return for the fund over the last 12 months in % of the fund AuM 0.0399%

Collateral data - as at 21/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight

BE0003739530 UCB SA ODSH UCB SA COM BE EUR AA3 674,319.54 759,418.70 2.80%
DEO0001030575 DEGV 0.100 04/15/46 GERMANY GOV DE EUR AAA 186,732.07 210,297.66 0.77%
DE0001102432 DEGV 1.250 08/15/48 GERMANY GOV DE EUR AAA 152,620.94 171,881.71 0.63%
DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 1,010,203.46 1,137,691.19 4.19%
DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 1,009,924 .12 1,137,376.59 4.19%
DE0008430026 MUNICH RE GROUP ODSH MUNICH RE GROUP COM DE EUR AAA 1,009,988.59 1,137,449.20 4.19%
FR0000121972 SCHNEIDER ODSH SCHNEIDER COM FR EUR AA2 1,010,077.78 1,137,549.65 4.19%
FR0013286192 FRGV 0.750 05/25/28 FRANCE GOV FR EUR AA2 176.87 199.20 0.00%
FR0014004J31 FRGV 0.750 05/25/53 FRANCE GOV FR EUR AA2 130,928.40 147,451.57 0.54%
GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 322,409.19 431,283.10 1.59%




Collateral data - as at 21/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight

GB0007980591 ORD USDO0.25 BP PLC CST GB GBP AA3 850,490.20 1,137,691.04 4.19%
GB00B1VWPJ53 UKT 4 1/2 12/07/42 UK TREASURY GIL GB GBP AA3 16,402.80 21,941.84 0.08%
GB00B1XZS820 ORD USD0.54945054 ANGLO AMERICAN ORD CST GB GBP AA3 629.40 841.94 0.00%
GB00OBDX8CX86 UKTI 0 1/8 03/22/68 UK TREASURY GIL GB GBP AA3 156,926.37 209,918.62 0.77%
GBO00OBL6C7720 UKT 4 1/8 01/29/27 UK Treasury GIL GB GBP AA3 511,223.99 683,858.50 2.52%
GB0O0OBMBL1D50 UKT 1/2 10/22/61 UK TREASURY GIL GB GBP AA3 157,271.11 210,379.77 0.77%
GBOOBMF9LG83 UKT 4 1/2 06/07/28 UK Treasury GIL GB GBP AA3 67,053.35 89,696.50 0.33%
GBOOBPJJKP77 UKT 43/4 10/22/43 UK Treasury GIL GB GBP AA3 11.68 15.62 0.00%
GBOOBSQNRDO1 UKT 4 3/8 03/07/30 Corp UK TREASURY GIL GB GBP AA3 503,331.12 673,300.30 2.48%
GBOOBYYMZX75 UKT 2 1/2 07/22/65 UK TREASURY GIL GB GBP AA3 89,640.57 119,911.17 0.44%
HK2388011192 BOC HONG KONG ODSH BOC HONG KONG COM HK HKD 31,838.88 4,069.61 0.01%
IEO00S9YS762 LINDE ODSH LINDE COM us usD AAA 431,117.48 431,117.48 1.59%
ITO000072170 FINECOBANK ODSH FINECOBANK COM IT EUR 148,427.14 167,158.65 0.62%
ITO000072618 INTESA SANPAOLO ODSH INTESA SANPAOLO COM IT EUR 146,378.17 164,851.10 0.61%
IT0005218380 BANCO BPM ODSH BANCO BPM COM IT EUR 148,441.06 167,174.33 0.62%
JP1024581Q37 JPGV 0.200 03/01/26 JAPAN GOV JP JPY A1l 37,468,891.36 259,326.85 0.95%
JP1051701Q76 JPGV 0.600 06/20/29 JAPAN GOV JP JPY A1l 98,760,589.65 683,534.31 2.52%
JP1201671K12 JPGV 0.500 12/20/38 JAPAN GOV JP JPY A1l 98,551,041.53 682,084.01 2.51%
JP1201721L45 JPGV 0.400 03/20/40 JAPAN GOV JP JPY A1l 37,493,265.42 259,495.55 0.96%
JP1201731L76 JPGV 0.400 06/20/40 JAPAN GOV JP JPY A1l 37,466,181.62 259,308.10 0.95%
JP1201751M13 JPGV 0.500 12/20/40 JAPAN GOV JP JPY A1l 37,479,761.21 259,402.09 0.95%
JP1201781MA3 JPGV 0.500 09/20/41 JAPAN GOV JP JPY A1l 37,486,407.98 259,448.09 0.95%
JP1201791N14 JPGV 0.500 12/20/41 JAPAN GOV JP JPY A1l 37,493,986.34 259,500.54 0.96%
JP1201851P76 JPGV 1.100 06/20/43 JAPAN GOV JP JPY A1l 9,516,438.83 65,864.46 0.24%
JP1300031000 JPGV 2.300 05/20/30 JAPAN GOV JP JPY A1l 53,125.83 367.69 0.00%
JP1300711M79 JPGV 0.700 06/20/51 JAPAN GOV JP JPY A1l 116,036,267.75 803,101.43 2.96%
JP1400031A58 JPGV 2.200 03/20/50 JAPAN GOV JP JPY A1l 98,795,541.72 683,776.22 2.52%
JP3116000005 ASAHI GROUP ODSH ASAHI GROUP COM JP JPY A1l 5,447,648.18 37,703.85 0.14%
JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1l 22,938,498.74 158,760.20 0.58%
JP3205800000 KAO ODSH KAO COM JP JPY A1l 7,573,199.33 52,415.05 0.19%
JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1l 32,695,697.87 226,290.99 0.83%
JP3258000003 KIRIN HOLDINGS ODSH KIRIN HOLDINGS COM JP JPY A1l 7,848,898.16 54,323.20 0.20%
JP3371200001 SHIN-ETSU CHEM ODSH SHIN-ETSU CHEM COM JP JPY A1l 23,748,399.46 164,365.62 0.60%
JP3404600003 SUMITOMO CORP ODSH SUMITOMO CORP COM JP JPY A1l 17,148,798.07 118,688.96 0.44%
JP3435000009 SONY GROUP ODSH SONY GROUP COM JP JPY A1l 23,861,498.90 165,148.40 0.61%
JP3436100006 SOFTBANK GROUP ODSH SOFTBANK GROUP COM JP JPY A1l 24,147,199.78 167,125.77 0.62%
JP3481800005 DAIKIN IND ODSH DAIKIN IND COM JP JPY A1l 11,105,499.70 76,862.54 0.28%
JP3663900003 SOJITZ ODSH SOJITZ COM JP JPY A1l 7,123,998.38 49,306.08 0.18%
JP3726800000 JAPAN TOBACCO ODSH JAPAN TOBACCO COM JP JPY A1l 32,521,499.96 225,085.34 0.83%




Collateral data - as at 21/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight

JP3877600001 MARUBENI ODSH MARUBENI COM JP JPY A1l 7,852,599.40 54,348.82 0.20%
JP3885780001 MIZUHO ODSH MIZUHO COM JP JPY A1l 33,453,999.64 231,539.29 0.85%
JP3890350006 SMFG ODSH SMFG COM JP JPY A1l 40,318,399.10 279,048.65 1.03%
JP3900000005 MHI ODSH MHI COM JP JPY A1l 32,394,598.67 224,207.04 0.83%
JP3902900004 MUFG ODSH MUFG COM JP JPY A1l 40,581,998.84 280,873.06 1.03%
JP3910660004 TOKIO MARINEHLDG ODSH TOKIO MARINEHLDG COM JP JPY A1l 7,343,699.30 50,826.66 0.19%
KYG017191142 ALIBABA ODSH ALIBABA COM HK HKD 620,054.61 79,254.69 0.29%
KYG040111059 ANTA SPORTS ODSH ANTA SPORTS COM HK HKD 57,114.63 7,300.33 0.03%
KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 519,458.96 66,396.67 0.24%
US0010551028 AFLAC ODSH AFLAC COM us usD AAA 739.74 739.74 0.00%
US0231351067 AMAZON.COM ODSH AMAZON.COM COM us usD AAA 431,233.94 431,233.94 1.59%
US03662Q1058 ANSYS ODSH ANSYS COM us usD AAA 16,963.36 16,963.36 0.06%
US0378331005 APPLE ODSH APPLE COM us uUsD AAA 698,745.16 698,745.16 2.57%
US1270971039 COTERRA ENERGY ODSH COTERRA ENERGY COM us uUsD AAA 124.46 124.46 0.00%
US1912161007 COCA-COLA ODSH COCA-COLA COM us uUsD AAA 743,333.89 743,333.89 2.74%
US2172041061 COPART ODSH COPART COM us uUsD AAA 16,338.31 16,338.31 0.06%
US4385161066 HONEYWELL INTL ODSH HONEYWELL INTL COM us uUsD AAA 84,444 .12 84,444 .12 0.31%
UsS49177J1025 KENVUE ODSH KENVUE COM us uUsD AAA 3,476.64 3,476.64 0.01%
US5949181045 MICROSOFT ODSH MICROSOFT COM us uUsD AAA 1,375.26 1,375.26 0.01%
US5951121038 MICRON TECH ODSH MICRON TECH COM us uUsD AAA 431,289.53 431,289.53 1.59%
US67066G1040 NVIDIA ODSH NVIDIA COM us uUsD AAA 1,587,366.72 1,587,366.72 5.84%
US7181721090 PHILIP MORRIS ODSH PHILIP MORRIS COM us uUsD AAA 287,979.35 287,979.35 1.06%
US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM us usD AAA 3,075.64 3,075.64 0.01%
US912810RH32 UST 3.125 08/15/44 US TREASURY GOV us usD AAA 757,914.64 757,914.64 2.79%
US912810RJ97 UST 3.000 11/15/44 US TREASURY GOV us usD AAA 5,833.23 5,833.23 0.02%
US912810SZz21 UST 2.000 08/15/51 US TREASURY GOV us usD AAA 683,815.99 683,815.99 2.52%
US912810TE82 UST 0.125 02/15/52 US TREASURY GOV us usD AAA 210,388.04 210,388.04 0.77%
US912810TJ79 UST 3.000 08/15/52 US TREASURY GOV us usD AAA 208,871.96 208,871.96 0.77%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us usD AAA 35,249.31 35,249.31 0.13%
US912810UA42 UST 4.625 05/15/54 US TREASURY GOV us usD AAA 210,362.43 210,362.43 0.77%
US912810UC08 UST 4.250 08/15/54 US TREASURY GOV us usD AAA 209,437.56 209,437.56 0.77%
US912810UE63 UST 4.500 11/15/54 US TREASURY GOV us usD AAA 11,864.63 11,864.63 0.04%
US9128284V99 UST 2.875 08/15/28 US TREASURY GOV us usD AAA 48,735.18 48,735.18 0.18%
US912828X885 UST 2.375 05/15/27 US TREASURY GOV us usD AAA 13,395.08 13,395.08 0.05%
US91282CBL46 UST 1.125 02/15/31 US TREASURY GOV us usD AAA 852.28 852.28 0.00%
US91282CEW73 UST 3.250 06/30/27 US TREASURY GOV us usD AAA 735,445.01 735,445.01 2.71%
US91282CFH97 UST 3.125 08/31/27 US TREASURY GOV us uUsD AAA 86,979.21 86,979.21 0.32%
US91282CFJ53 UST 3.125 08/31/29 US TREASURY GOV us uUsD AAA 735,123.80 735,123.80 2.71%
US91282CFV81 UST 4.125 11/15/32 US TREASURY GOV us uUsD AAA 126,542.08 126,542.08 0.47%




Collateral data - as at 21/05/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) | Valuation (base ccy) | Weight
US91282CGB19 UST 3.875 12/31/29 US TREASURY GOV us UsD AAA 100.75 100.75 0.00%
US91282CHE49 UST 3.625 05/31/28 US TREASURY GOV us uUsD AAA 735,499.64 735,499.64 2.71%
US91282CKD29 UST 4.250 02/28/29 US TREASURY GOV us uUsD AAA 9,774.40 9,774.40 0.04%
US91282CLW90 UST 4.250 11/15/34 US TREASURY GOV us uUsD AAA 2,953.26 2,953.26 0.01%
US92343E1029 VERISIGN ODSH VERISIGN COM us uUsD AAA 842.98 842.98 0.00%
US92939U1060 WEC ENERGY GROUP ODSH WEC ENERGY GROUP COM us uUsD AAA 431,271.11 431,271.11 1.59%
Unknown Company Description UNK GBP 3,036.00 4,061.22 0.01%
Total: 27,169,405.53 100.00%
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Counterparts

Number of counterparties with exposure exceeding 3% of the Fund's NAV

No. | Major Name Market Value

Top 5 borrowers in last Month

No. | Counterparty

Market Value

1 | NATIXIS (PARENT) 7,328,838.32
2 | MORGAN STANLEY & CO INTERNATIONAL PLC (PARENT) 2,647,406.44
3 | HSBC BANK PLC (PARENT) 2,517,121.14
4 | MACQUARIE BANK LTD (PARENT) 2,367,910.88
5 | GOLDMAN SACHS INTERNATIONAL (PARENT) 1,532,210.89
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